Abstract
In this paper, based on an observed adaptive Type-II progressively censored sample from the generalized exponential distribution, the problem of predicting the order statistics from a future unobserved sample from the same distribution is discussed. The description of the model of the adaptive Type-II progressively censored sample from the generalized exponential distribution is presented. Also, Markov chain Monte Carlo method is applied to construct the Bayesian prediction intervals of the order statistics from a future sample from the same distribution. Finally, results from simulation studies assessing the performance of our proposed method are included and then an illustrative example using real data set is presented for illustrating all the inferential procedures developed here.
